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Change Log

Date Version Description

Apr. 10, 2017 1.0 First draft

Jul. 03, 2017 1.0 Modification of the setr.044.001.02 message
1. Modification of the setr.027.001.02 message
2. Creation of the setr.029.001.01 message

Jul. 13, 2018 11 )
3. Creation of the setr.030.001.01 message
4. Modification of the setr.044.001.02 message

Jul. 24, 2018 11 Inclusion of the Data Type Details information column in all messages.
Creation of the SUPL.setr.044.001.02 message

Sep. 06, 2018 1.2 Modifications to the setr.030.001.01, setr.029.001.01 and setr.027.001.03 messages
Creation of the SUPL.setr.029.001.01 message

Jan. 30. 2019 13 Changes to the setr.029.001.01, setr.027.001.03, SUPL. setr.027.001.03, setr.044.001.02

. ' and SUPL.setr.044.001.02 messages.
Feb. 14, 2019 14 Changes to the SUPL.setr.027.001.03.

Detailed description in the “Change Log” document.
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Schema Version

This catalogue version encompasses the XSD schema versions below.

I Message Name XSD Schema Version I

setr.027.001.03 1.3
SUPL.setr.027.001.03 1.3
setr.029.001.01 1.2
SUPL.setr.029.001.01 1.0
setr.030.001.01 1.1
setr.044.001.02 2.4
SUPL.setr.044.001.02 1.1
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Overview

Scope

This document describes the series of message definitions developed by B3 that will be used in the pre-matching flows of iMercado.

Trading scenarios were modeled and a series of XML messages conceived. In due course, these messages will be submitted to the 1SO20022 registration body
for approval. Each trading scenario is represented by a standardized work flow and a fixed number of normalized messages.
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Message List

1. SecuritiesTradeConfirmation <setr.027.001.03>

The SecuritiesTradeConfirmation message is sent by the Full Trading Participant (FTP), Settlement Participant (SP) or Custodian (CST) via iMercado and
provides consolidated pre-matching details by customer and by instrument.

2. SecuritiesTradeConfirmationStatusAdvice <setr.044.001.02>

The SecuritiesTradeConfirmationStatusAdvice message is sent by the Custodian (CST), Full Trading Participant (FTP) or Settlement Participant (SP) via iMercado

to notify pre-matching conciliation status.

3. SecuritiesTradeConfirmationCancellation <setr.029.001.01>

The SecuritiesTradeConfirmationCancellation message is sent by the Custodian (CST), Full Trading Participant (FTP) or Settlement Participant (SP) via iMercado

to request pre-matching cancellation.

4. SecuritiesTradeConfirmationResponse <setr.030.001.01>

The SecuritiesTradeConfirmationResponse message is sent by the Custodian (CST), Full Trading Participant (FTP) or Settlement Participant (SP) via iMercado

to confirm the Pre-Matching Cancellation request.
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How to read

Unified Modeling Language (UML) has been used to describe logical and business models. As an understanding of UML is not a requirement for the discussion
about business standards, the data format for messages is presented in a friendlier way. This manner of representation is generated automatically from
models, thus assuring that the model’s information is absolutely congruent with the published rule.
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Message Flows
Sends Pre-Matching
Introduction

This flow illustrates use of the SecuritiesTradeConfirmation message in typical sequential scenarios to send the Custodian, Full Trading Participant or
Settlement Participant consolidated settlement data by customer and by traded instrument.

Scenario 1: Full Trading Participant or Settlement Participant sends pre-matching - Matched

This is the most basic and elementary scenario for sending consolidated pre-matching data to the Custodian.

- The Full Trading Participant (FTP) or Settlement Participant (SP) sends the SecuritiesTradeConfirmation <setr.027.001.03> message to the Custodian (CST),
notifying the pre-matching data;

- The Custodian (CST) sends the SecuritiesTradeConfirmationStatusAdvice <setr.044.001.02> message to the Full Trading Participant (FTP) or Settlement
Participant (SP), notifying the pre-matching — Matched data conciliation status.
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sd Sends Pre-Matching Data — FTP/SP /

X

-8 >0

FTP/SP T
I
I
! Sends pre-matching data (setr.027.001.03)
< Sends pre-matching status (setr.044.001.02)
[] «Matched»

Scenario 2: Full Trading Participant or Settlement Participant sends pre-matching - Unmatched

This is the most basic and elementary scenario for sending consolidated pre-matching data to the Custodian.

- The Full Trading Participant (FTP) or Settlement Participant (SP) sends the SecuritiesTradeConfirmation <setr.027.001.03> message to the Custodian (CST),
notifying the pre-matching data;

- The Custodian (CST) sends the SecuritiesTradeConfirmationStatusAdvice <setr.044.001.02> message to the Full Trading Participant (FTP) or Settlement
Participant (SP), notifying the pre-matching — Unmatched conciliation data status;

10
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- The Full Trading Participant (FTP) or Settlement Participant (SP) sends the SecuritiesTradeConfirmationCancellation <setr.029.001.01> message to the
Custodian (CST), requesting pre-matching cancellation;

- The Custodian (CST) sends the SecuritiesTradeConfirmationResponse <setr.030.001.01> message to the Full Trading Participant (FTP) or Settlement
Participant (SP), confirming pre-matching cancellation.

sd Sends Pre-Matching Data (Unmatched) - PNP/PL /
FTP/SP CST
I I
I I
| Sends pre-matching data (setr.027.001.03) >_L
< Sends pre-matching status (setr.044.001.02)
(1 «Unmatched»
]
I
|
Requests pre-matching cancellation (setr.029.001.01) >_|
< Approves pre-matching cancellation (setr.030.001.01)
_L:l «approved» L
I I

11
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Scenario 3: Custodian sends pre-matching
This is the most basic and elementary scenario for sending consolidated pre-matching data the Full Trading Participant or Settlement Participant.

- The Custodian (CST) sends the SecuritiesTradeConfirmation <setr.027.001.03> message to the Full Trading Participant (FTP) or Settlement Participant (SP),
notifying the pre-matching data.

sd Sends Pre-Matching Data - CST /

Sends pre-matching data (setr.027.001.03)

Scenario 4: Full Trading Participant sends pre-matching - Matched

This is the most basic and elementary scenario for sending consolidated pre-matching data to the Settlement Participant (SP).

- The Full Trading Participant (FTP) sends the SecuritiesTradeConfirmation <setr.027.001.03> message to the Settlement Participant (SP), notifying the pre-

matching data;

12
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- The Settlement Participant (SP) sends the SecuritiesTradeConfirmationStatusAdvice <setr.044.001.02> message to the Full Trading Participant (FTP), notifying
the pre-matching — Matched data conciliation status.

sd Sends Pre-Matching Data — FTP /

X

FTP
I
I
| Sends pre-matching data (setr.027.001.03)

—--g >0

Sends pre-matching status (setr.044.001.02)
«Matched»

N

Pre-Matching Cancellation
Introduction

This flow illustrates use of the SecuritiesTradeConfirmationCancellation message in typical sequential scenarios to request pre-matching cancellation.

Scenario 1: Full Trading Participant or Settlement Participant requests pre-matching cancellation

13
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This is the most basic and elementary scenario for the Full Trading Participant or Settlement Participant to request pre-matching cancellation.

- The Full Trading Participant (FTP) or Settlement Participant (SP) sends the SecuritiesTradeConfirmationCancellation <setr.029.001.01> message to the
Custodian (CST) requesting pre-matching cancellation;

- The Custodian (CST) sends the SecuritiesTradeConfirmationResponse <setr.030.001.01> message to the Full Trading Participant (FTP) or Settlement
Participant (SP) confirming pre-matching cancellation.

sd FTP/SP Requests Pre-Matching Cancellation /

X

FTP/SP
|

I
| Requests pre-matching cancellation (setr.029.001.01)

g >0

Approves/Rejects pre-matching cancellation (setr.030.001.01)

Scenario 2: Custodian requests pre-matching cancellation

This is the most basic and elementary scenario for the Full Trading Participant or Settlement Participant to request pre-matching cancellation.

- The Custodian (CST) sends the SecuritiesTradeConfirmationCancellation <setr.029.001.01> message to the Full Trading Participant (FTP) or Settlement
Participant (SP), requesting pre-matching cancellation;

14
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- The Full Trading Participant (FTP) or Settlement Participant (SP) sends the SecuritiesTradeConfirmationResponse <setr.030.001.01> message to the Custodian
(CST), confirming pre-matching cancellation.

sd CST Requests Pre-Matching Cancellation /

X X

FTP/SP CST
| |
|
|
[

I
I
I Requests pre-matching cancellation (setr.029.001.01)

B

Approves/Rejects pre-matching cancellation (setr.030.001.01)

setr.027.001.03 - SecuritiesTradeConfirmation

Message functionality

The SecuritiesTradeConfirmation message is sent by the Full Trading Participant (FTP), Settlement Participant (SP) or Custodian (CST) via iMercado and
provides details of consolidated pre-matching information by customer and by instrument.

15
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Rules

R1. Unique option for this block.

R2. Field informed only when the message is send by the broker

Message Structure - SecuritiesTradeConfirmation (setr.027.001.03)

INDEX OR | Message ltem Tag Mult. Data Type Data Type Description Descrigcao Regra
Details
1.0 Identification Id [1..1] + Identification assigned by the participant is Identificacdo atribuida pelo
sending this message. participante que esta enviando
essa mensagem.
1.1 Transactionlde | Txld [1..1] Max35Text string Unique transaction ID, known by the Identificagdo Unica da transagéo,
ntification maxLength = participant. conhecida pelo participante.
35
minLength =1
2.0 References Refs [1..1] + Reference to the Pre Match identifier. Referéncia a identificacdo do Pre
Match.
2.1 Reference Ref [1..1] + Reference to the linked transaction. Referéncia de uma transacao.
2.1.1 OR} | Commonldentifi | Cmonld | [1..1] Max35Text string Unique reference agreed upon by the two Este campo identifica Pre Match ID | R1
cation maxLength = trade counterparties to identify the Pre
35 Match
minLength = 1
3.0 TradeDetails TradDtls | [1..1] + Details of the trade. Detalhes de um bloco de negécio.
3.1 Side Sd [1..1] Side3Code string Coded list to specify the side of the trade. Cadigo que identifica a natureza da
The valid codes are BUY| and SELL operacao do negoécio. Ex: Compra
ou Venda.
Os codigos validos sao BUYI e
SELL
3.2 TradeDate TradDt [1..1] + Provides the trade date. Fornece a data do pregao.
3.2.1 Date Dt [1..1] + Date at which the securities are to be Data do pregdo em gue o negécio
traded. foi executado.
3.211 Date Dt [1..1] ISODate date Numeric representation of the day of the Representa¢@o numérica do dia,
month and year. més e ano no formato ISO.
3.3 SettlementDate | SttimDt [1..1] A Date at which the securities are to be Data de liquidagéo.
delivered or received.
3.3.1 Date Dt [1..1] + Date at which the securities are to be Data em que os titulos devem ser
delivered or received. entregues ou recebidos.
3.3.1.1 Date Dt [1..1] ISODate date Numeric representation of the day of the Representacéo numérica do dia,
month and year. més e ano no formato ISO.

16
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3.4 ConfirmationQu | ConfQty | [1..1] + Identifies the trade quantity. Quantidade negociada.
antity
3.4.1 Quantity Qty [1..1] + Quantity of financial instrument in units, Quantidade de instrumentos
original face amount or current face financeiros em unidades, quantia
amount. original ou quantia atual.
3411 Unit Unit [1..1] DecimalNum | decimal Quantity expressed as a number. Quantidade expressa em um valor
ber fractionDigits numeérico.
=17
totalDigits =
18
35 GrossTradeAm | GrssTra | [0..1] + This block informs the gross trade amount. | Este bloco informa o volume bruto R2
ount dAmt negociado.
35.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
3.5.2 CreditDebitIndi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
3.6 DealPrice DealPric | [0..1] + Amount of money for which goods or Este bloco especifica a cotagéo do R2
services are offered, sold, or bought. instrumento financeiro negociado.
3.6.1 Value Val [1..1] + Value of the price. Valor da cotagdo negociada.
3.6.1.1 Amount Amt [1..1] ActiveOrHist | decimal Value of the price. Valor da cotagdo negociada.
oricCurrency | fractionDigits
And13Decim | =13
alAmount totalDigits =
18
4.0 Financiallnstru Finlnstr [1..1] + Unigue and unambiguous identifier of a Fornece detalhes da identificacao
mentldentificati | mid financial instrument, assigned under a do instrumento.
on formal or proprietary identification scheme.
4.1 ISIN ISIN [0..1] ISINIdentifier | string International Securities Identification INTERNATIONAL SECURITIES
pattern = [A- Number (ISIN). A numbering system IDENTIFICATION NUMBER - E

20-9){12,12}

designed by the United Nation's
International Organisation for
Standardisation (ISO). The ISIN is
composed of a 2-character prefix
representing the country of issue, followed
by the national security number (if one
exists), and a check digit. Each country has
a national numbering agency that assigns
ISIN numbers for securities in that country.

uma padronizagdo internacional na
codificacdo de titulos financeiros,
atribuindo a cada ativo um cédigo
Unico de identificagdo. O cédigo
para os titulos e valores mobiliarios
brasileiros apresenta a estrutura
BR AAAA BBB CC 7, onde:

a) os dois primeiros caracteres (BR)

17
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identificam o codigo do BRASIL;

b) os quatro caracteres (AAAA) séo
alfanumeéricos e identificam o
emissor;

C) os trés caracteres (BBB) sdo
alfanuméricos e identificam o tipo
de ativo, podendo ter sequéncia
automatica na segunda posigao
(sequéncia 1) e na terceira posicao
(sequéncia 2) ou ndo ter qualquer
sequéncia;

d) os dois caracteres (CC) sao
alfanumeéricos e identificam a
espécie, quando se tratar de ages,
ou representam uma sequéncia
automatica, para identificar cada
emisséo de titulo e valor mobiliario,
guando se tratar de outras
categorias; e

e) o ultimo caractere (7) é o digito
de controle.

5.0 ConfirmationPa | ConfPtie | [1..1] A Parties involved in the confirmation of the Partes envolvidas na confirmacéo

rties s details of a trade. dos detalhes de um negdcio.

5.1 ExecutingBroke | ExctgBr | [1..1] + Party responsible for executing an order Parte responséavel pela execugao

r kr (for example, an executing or give-up de uma ordem.
broker). Usually a commission is charged to
the client for executing an order.

5.1.1 Identification Id [1..1] + Unique and unambiguous identifier for an Identificador Gnico para uma
organisation that is allocated by an organizagao que € atribuido por
institution. uma instituicéo.

5111 Proprietarylden | Prtryld [1..1] + Unique and unambiguous identifier, as Identificagdo Unica atribuida a uma

tification assigned to a financial institution using a instituicdo usando um schema de
proprietary identification scheme. identificac@o proprietaria.

5.1.1.1.1 Identification Id [1..1] Max35Text string Unique and unambiguos identifier as Identificagcdo Gnica como é

maxLength = assigned to a financial institution using a conhecida uma instituicdo usando
35 proprietary identification scheme. um schema de identificagcao
minLength = 1 proprietaria.

This field requires an external code list.

18




A\

IMERCADO

Definition — Message Catalogue

Date: September 06, 2018

iMercado Pre-Matching

Those codes and values have been made Este campo requer uma lista de
external spreadsheet files to allow a flexible | cddigo externo. Esses cédigos e
maintenance according to the updates valores foram feitos em planilhas
requirements from BM&FBOVESPA. In this | externas para permitir a
case the external identification is manutenc¢do de acordo com 0s
ExternaliMercadoRole in the file requisitos de atualizacdes da
ExternalCodeLists iIMERCADO.xIs BM&FBOVESPA. Neste caso o
externo € ExternaliMercadoRole no
arquivo
ExternalCodeLists_iIMERCADO.xIs.
5.1.11.2 Issuer Issr [1..1] Max35Text string Entity that assigns the identification.e.g Entidade que emitiu a
maxLength = iMercado. This field requires an external identificacdo.Ex: iMercado. Este
35 code list. Those codes and values have campo requer uma lista de codigo
minLength =1 | been made external spreadsheet files to externo. Esses c6digos e valores
allow a flexible maintenance according to foram feitas em planilhas externas
the updates requirements. In this case the para permitir a manutencéo flexivel
external is ExternallssuerCode in the file de acordo com os requisitos de
ExternalCodeLists_iMERCADO.xls atualizagdes. Neste caso o externo
é ExternallssuerCode no arquivo
ExternalCodeLists iIMERCADO.xIs.
51.1.1.3 SchemeName SchmeN | [1..1] Max35Text string Identification type code. E.g. CODIGO Cadigo do tipo de documento. Ex:
m maxLength = PARTICIPANTE IMERCADO. This field CODIGO PARTICIPANTE
35 requires an external code list. Those codes | IMERCADO. Este campo requer
minLength =1 | and values have been made external uma lista de codigo externo. Esses
spreadsheet files to allow a flexible codigos e valores foram feitas em
maintenance according to the updates planilhas externas para permitir a
requirements. In this case the external is manutencao flexivel de acordo com
ExternalldentificationTypeCode in the file 0s requisitos de atualizacdes.
ExternalCodeLists_iIMERCADO.xIs. Neste caso o externo é
ExternalldentificationTypeCode no
arquivo
ExternalCodeLists iIMERCADO.xIs.
5.2 TradeBeneficiar | TradBnf | [1..1] + This block identifies the custodian and Este bloco identifica o agente de
yParty cryPty account. custodia e a conta de custédia.
5.2.1 Identification Id [1..1] + Unique and unambiguous identifier for an Identificador Gnico para uma
organisation that is allocated by an organizagdo que é atribuido por
institution. uma instituicao.
5211 Proprietarylden | Prtryld [1..1] + Unigue and unambiguous identifier, as Identificagdo Unica atribuida a uma
tification assigned to a financial institution using a instituicdo usando um schema de
proprietary identification scheme. identificac&o proprietaria.
5.2.1.1.1 Identification Id [1..1] Max35Text string Unique and unambiguos identifier as Identificagcdo Gnica como é
maxLength = assigned to a financial institution using a conhecida uma instituicdo usando
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35 proprietary identification scheme. um schema de identificacao
minLength = 1 proprietaria.
This field requires an external code list.
Those codes and values have been made Este campo requer uma lista de
external spreadsheet files to allow a flexible | cddigo externo. Esses cédigos e
maintenance according to the updates valores foram feitos em planilhas
requirements from BM&FBOVESPA. In this | externas para permitir a
case the external identification is manutenc¢éo de acordo com 0s
ExternaliMercadoRole in the file requisitos de atualizacdes da
ExternalCodeLists_iIMERCADO.xls BM&FBOVESPA. Neste caso o
externo é ExternaliMercadoRole no
arquivo
ExternalCodeLists_iIMERCADO.xIs.
5.2.1.1.2 Issuer Issr [1..1] Max35Text string Entity that assigns the identification.e.g Entidade que emitiu a
maxLength = iMercado. This field requires an external identificacdo.Ex: iMercado. Este
35 code list. Those codes and values have campo requer uma lista de codigo
minLength =1 | been made external spreadsheet files to externo. Esses codigos e valores
allow a flexible maintenance according to foram feitas em planilhas externas
the updates requirements. In this case the para permitir a manutencéo flexivel
external is ExternallssuerCode in the file de acordo com os requisitos de
ExternalCodeLists_iIMERCADO.xls atualizagdes. Neste caso o externo
é ExternallssuerCode no arquivo
ExternalCodeLists iIMERCADO.xIs.
5.2.1.1.3 SchemeName SchmeN | [1..1] Max35Text string Identification type code. E.g. CODIGO Cadigo do tipo de documento. Ex:
m maxLength = PARTICIPANTE IMERCADO. This field CODIGO PARTICIPANTE
35 requires an external code list. Those codes | IMERCADO. Este campo requer
minLength =1 | and values have been made external uma lista de codigo externo. Esses
spreadsheet files to allow a flexible codigos e valores foram feitas em
maintenance according to the updates planilhas externas para permitir a
requirements. In this case the external is manutencao flexivel de acordo com
ExternalldentificationTypeCode in the file 0s requisitos de atualizacées.
ExternalCodeLists_iIMERCADO.xIs. Neste caso o externo é
ExternalldentificationTypeCode no
arquivo
ExternalCodeLists iIMERCADO.xIs.
5.2.2 SafekeepingAc | SfkpgAc | [1..1] + This block identifies the custodian account. Este bloco identifica a conta de
count ct custddia.
5.2.2.1 Identification Id [1..1] Max35Text string Number account identification. Numero de identificacédo da conta.
maxLength = Unique identification for the account
35 investors. e.g Identificagcdo Unica para a conta do
minLength = 1 investidor. Ex:

115 = Account Number
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115 = NUmero da Conta

6.0 OtherBusiness OthrBiz [0..1] + This block contains the account Este bloco contém a conta do
Parties Pties identification. investidor.
6.1 Investor Invstr [1..1] + Provides account identification. Fornece dados de identificacéo da
conta.
6.1.1 SafekeepingAc | SfkpgAc | [1..1] Max35Text string Number account identification. Numero de identificacéo da conta.
count ct maxLength = Unique identification for the account
35 investors. e.g
minLength =1 Identificagcdo Unica para a conta do
115 = Account Number investidor. Ex:
115 = Numero da Conta
7.0 OtherAmounts OthrAmt | [1..1] + This block contains the trade taxes. Este bloco contém informagées das
S taxas referente a um negécio.
7.1 ChargesFees ChrgsFe | [0..1] + Amount of money paid for the provision of Valor da taxa de emolumento.
es financial services that cannot be
categorised by
another qualifier.
7.1.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
7.1.2 CreditDebitindi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
7.2 LocalBrokerCo LcIBrkrC | [0..1] A Amount of commission paid to a local Valor da taxa de corretagem.
mmission omssn broker.
7.2.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5

mininclusive =
0

totalDigits =
18
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7.2.2 CreditDebitIndi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
7.3 WithholdingTax | WhidgT | [0..1] + Amount of money that will be withheld by a | Valor do imposto.
ax tax authority.
7.3.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
7.3.2 CreditDebitindi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
7.4 NetGainLoss NetGnL | [1..1] + Amount representing the difference Valor do volume liquido.
0ss between the cost and the current price of a
security. In
the context of securities settlement, it is the
amount paid or received when the
instructions are netted or
paired off.
7.4.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
7.4.2 CreditDebitIndi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
7.5 LocalTaxCountr | LclTaxC | [0..1] + Registration fee. Taxa de registro.
ySpecificl trySpcfc
1
7.5.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
7.5.2 CreditDebitindi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
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7.6 LocalTaxCountr | LclTaxC | [0..1] + Settlement fee. Taxa de liquidagéo.
ySpecific2 trySpcfc
2
7.6.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
7.6.2 CreditDebitindi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
7.7 Other Othr [0..1] + Other tax. Outras taxas
7.7.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
7.7.2 CreditDebitindi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
8.0 Supplementary | Spimtry | [1..1] A Additional information that cannot be Elemento opcional, que permite
Data Data captured in the structured elements and/or que dados adicionais sejam
any other specific block. localizados em algum ponto
especifico na mensagem se
necessario (PlaceAndName).
Usados para incorporar as
extensdes BM&FBOVESPA. Essas
extensdes sao dados ou conceitos
que ndo sdo suportados pela
mensagem ISO, porém, sédo
necessarios para o mercado
brasileiro.
8.1 PlaceAndName | PIcAndN | [0..1] Max350Text | string Unambiguous reference to the location Referéncia Unica para o local onde
m maxLength = where the supplementary data must be os dados adicionais devem ser
350 inserted in the message instance. inseridos na mensagem.
minLength =1
Neste caso, deve ser usado o
XPATH.
8.2 Envelope Envip [1..1] + Technical element wrapping the Elemento técnico que especifica os
supplementary data. dados complementares.
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8.2.1

Contents

Cnts [1..1] +

Technical element that specifies the
supplementary data.

Must be included the supplementary data
XML structure in this point.

Elemento técnico envolvendo os
dados complementares. No caso
de um arquivo XML, este deve ser

validado por um novo schema XSD.

Message Structure - Supplementary Data SUPL.setr.027.001.03 - SecuritiesTradeConfirmationSD

process.
Example:

1 - Equity - Cash

2 - Equity derivative

3 - Corporate bonds

4 - Agribusiness

5 - Financial

6 - Metal

7 - Energy

8 - Gov. Bonds

9-FX

This field requires an external code list.
Those codes and values have been made
external spreadsheet files to allow a flexible
maintenance according to the updates
requirements from BVMF. In this case the
external file is ExternalSegmentCode in the
file ExternalCodeLists iIMERCADO.xIs

no processo de p6s-negociacéo.
exemplo:

1 - Acgles - Vista

2 - AgOes - Derivativos
3 - Renda fixa privada
4 - Agronegécio

5 - Financeiro

6 - Metais

7 - Energia elétrica

8 - Titulos publicos

9 - Cambio

Este campo requer uma lista de
caodigo externo. Esses cédigos e
valores foram feitas em planilhas
externas para permitir a
manutencgao flexivel de acordo com
0s requisitos de atualizacbes da

INDEX OR | Message ltem Tag Mult. Data Type Data Type Description Descrigcao Regra
Details
1.0 Financiallnstru Finlnstr [1..1] + Informations of the elements characterising | Informacdes das caracteristicas de
mentAttributesl | mAttrbts a financial instrument. um instrumento.
nformation Inf
1.1 PlaceAndName | PlcAndN | [1..1] Max350Text | string Unambiguous reference to the location Referéncia inequivoca para o local
m maxLength = where the supplementary data must be onde os dados adicionais devem
350 inserted in the message instance. ser inseridos na mensagem. O
minLength =1 | xPath to the element that is being extended | xPath do elemento que esta sendo
/IDocument/Fininstrmid estendido é
/[Document/Fininstrmid
1.2 Distributionlden | Dstrbtnl | [0..1] int int Distribution code of the paper Numero de distribuicéo do papel.
tification d corresponding to the active state of law.
1.3 Segment Sgmt [1..1] ExternalSeg | int A Segment represents the first level of Segmento representa o primeiro
mentCode market classification in the post trade nivel da classificacéo de mercado

24




A\

IMERCADO

Definition — Message Catalogue

Date: September 06, 2018

iMercado Pre-Matching

BM&FBOVESPA. Neste caso o
externo é ExternalSegmentCode no
arquivo
ExternalCodeLists iIMERCADO.xls.
1.4 Market Mkt [0..1] ExternalMar int A Market represents the Second level of Representa o segundo nivel da
ketCode market classification in the post trade classificacao de mercado no
process. processo de pés-negociacao.
Example:
Exemplos:
1 - Spot Market
2 - Futures Market 1 - MERCADO DISPONIVEL
3 - Options on Spot 2 - MERCADO FUTURO
4 - Options on Futures 3 - OPCOES SOBRE DISPONIVEL
5 - Forward 4 - OPCOES SOBRE FUTURO
10 - Cash 5 - MERCADO A TERMO
12 - Options exercise (call) 10 - Vista
13 - Options exercise (put) 12 - Exercicio de opgGes de
17 - Auction compra
20 - Odd Lot 13 - Exercicio de opc¢oes de venda
30 - Equity Forward 17 - Leildo
70 - Equity Call 20 - Fracionario
80 - Equity Put 30 - Termo
70 - OPC
This field requires an external code list. 80 - OPV
These codes and values were made in
external spreadsheets to enable flexible Este campo requer uma lista de
maintenance in accordance with the caodigo externo. Esses cadigos e os
requirements of the BM&FBOVESPA valores foram criados em uma
updates. In this case the external is planilha externa para permitir uma
ExternalMarketCode manutencgao flexivel de acordo com
os requisitos de atualizaces da
B3. Neste caso, o externo é
ExternalMarketCode no arquivo
ExternalCodeLists_iIMERCADO.xIs.
15 TickerSymbol TckrSy [0..1] Tickerldentifi | string Ticker that identifies a stock traded on a Letras que identificam acdes
mb er maxLength = stock exchange. The Ticker Symbol is a negociadas em bolsa de valores. O
35 short and convenient way of identifying a simbolo é uma forma curta e
minLength =1 | stock. conveniente de identificar uma
acao.Ex: BVMF3
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1.6 PaymentType PmtTp [0..1] ExternalPay | int Specifies how the transaction is to be Este atributo identifica a forma de
mentTypeCo settled. liquidagdo do negdcio.
de This field requires a list of external code.
These codes and values were made in Este campo requer uma lista de
external spreadsheets to enable flexible codigo externo. Esses cadigos e
maintenance in accordance with the valores foram feitos em planilhas
requirements of the B3 updates. In this externas para permitir a
case the external file is in manutencao flexivel de acordo com
ExternalPaymentTypeCode 0s requisitos de atualiza¢fes da
ExternalCodeLists_iIMERCADO.xIs. B3. Neste caso, 0 externo &
ExternalPaymentTypeCode no
arquivo
ExternalCodeLists_iIMERCADO.xIs.

setr.044.001.02 - SecuritiesTradeConfirmationStatusAdvice

Message functionality
The SecuritiesTradeConfirmationStatusAdvice message is sent by the Custodian (CST), Full Trading Participant (FTP) or Settlement Participant (SP) to notify

consolidated pre-matching conciliation status.

Rules
R1. If the participant approves with no justification required, it must send only the "Matched (Mtchd)" tag. If more information is required about the approval,

the "AdditionalReasoninformation (AddtIRsnInf)" tag must be used.

R2. The "ExecutingPartyTransactionldentification" and "Commonldentification" assignments are mandatory and must be sent in this order for the XML to be
filled out.
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Message Structure - SecuritiesTradeConfirmationStatusAdvice (setr.044.001.02)

has an unmatched status.

unmatched.

INDEX OR Message Item Tag Mult. Data Type Data Type Description Descrigao Regra
Details
1.0 Identification Id [1..1] A Identification assigned by the participant is Identificagao atribuida pelo
sending this message. participante que esta enviando
essa mensagem.
1.1 Transactionlde | TxId [1..1] Max35Text string Unique transaction 1D, known by the Identificacdo Unica da transacéo,
ntification maxLength = participant. conhecida pelo participante.
35
minLength =1
2.0 References Refs [2..2] + Reference to the transaction identifier Referéncia a identificacéo da
issued by a buniness party. it may also be transacéo feito por um participante.
used to refence a previous transaction. Também é usado para fazer
Transaction number asssigned by the referéncia a uma operacgéao anterior.
participant who sent the message NUmero da transacéao atribuida pelo
setr.027.001.03. participante que enviou a
mensagem setr.027.001.03.
2.1 Reference Ref [1..1] + Reference to the linked transaction. Referéncia de uma transacéao. R2
2.1.1 {OR | ExecutingParty | ExctgPt | [1..1] Max35Text string Identification of the confirmation transaction | ldentificacdo Unica da transacao,
Transactionlde | yTxId maxLength = as known by the executing party. conhecida pelo participante.
ntification 35
minLength = 1
212 OR} | Commonldentifi | Cmonld | [1..1] Max35Text string Unique reference agreed upon by the two Este campo identifica Pre Match ID
cation maxLength = trade counterparties to identify the Pre
35 Match
minLength = 1
3.0 MatchingStatus | MtchgSt | [1..1] + Provides details on the matching status of a | Fornece detalhes do status de
s trade matching de um negécio.
3.1 {OR | Matched Mtchd [1..1] + Trade is matched. Neg6cio aceito. R1
3.1.1 AdditionalReas | AddtlRs | [0..1] Max210Text | string Provides additional information about the Este campo contém informagées
oninformation ninf maxLength = processed instruction. adicionais sobre o status Matched.
210
minLength = 1
3.2 OR} | Unmatched Umtchd | [1..1] + Trade is unmatched or mismatched. Negdcio recusado.
3.2.1 Reason Rsn [1..%] A Specifies the reason of the UnmatchStatus. | Especifica o motivo do néo aceite.
3.2.11 Code Cd [1..1] + Specifies the reason why the instruction Informa o motivo do status estar
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3.21.1.1 Code Cd [1..1] UnmatchedR | string Specifies the reason why the instruction Informa o motivo do status estar

eason4Code has an unmatched status. unmatched.

3.2.1.2 AdditionalReas | AddtlRs | [0..1] Max210Text | string Provides additional information about the Este campo contém informagées

oninformation ninf maxLength = unmatch reason. adicionais sobre o unmatched.
210 Must be filled with the value expected by or | Deve ser preenchido com o valor
minLength =1 | the amount expected by the participant. esperado pelo participante ou a
guantidade esperada pelo
participante.

3.2.2 OR} | NoSpecifiedRe | NoSpcfd | [1..1] NoReasonC | string Indicates that there is no reason available Este campo deve ser preenchido

ason Rsn ode or to report. quando o participante ndo deseja
informar o motivo pela qual ndo
concorda com os dados
informados.

4.0 ConfirmationPa | ConfPtie | [1..1] + Parties involved in the confirmation of the Partes envolvidas na confirmagao

rties s details of a trade. dos detalhes de um negécio.

4.1 ExecutingBroke | ExctgBr | [1..1] A This block contains the participant Este bloco contém a identificagao

r kr identification. do participante.

41.1 Identification Id [1..1] + Unigue and unambiguous identifier for an Identificador Gnico para uma
organisation that is allocated by an organizagdo que é atribuido por
institution. uma instituicao.

4111 Proprietarylden | Prtryld [1..1] A Unique and unambiguous identifier, as Identificacéo Unica atribuida a uma

tification assigned to a financial institution using a instituicdo usando um schema de
proprietary identification scheme. identificacéo proprietaria.

411.1.1 Identification Id [1..1] Max35Text string Unique and unambiguos identifier as Identificagcdo Gnica como é

maxLength = assigned to a financial institution using a conhecida uma instituicdo usando
35 proprietary identification scheme. um schema de identificagao
minLength =1 proprietaria.
This field requires an external code list.
Those codes and values have been made Este campo requer uma lista de
external spreadsheet files to allow a flexible | cddigo externo. Esses cadigos e
maintenance according to the updates valores foram feitos em planilhas
requirements from BM&FBOVESPA. In this | externas para permitir a
case the external identification is manutengado de acordo com os
ExternaliMercadoRole in the file requisitos de atualizagdes da
ExternalCodelLists_iIMERCADO.xls BM&FBOVESPA. Neste caso o
externo é ExternaliMercadoRole no
arquivo
ExternalCodeLists_iIMERCADO.xIs.
4.11.1.2 Issuer Issr [1..1] Max35Text string Entity that assigns the identification.e.g Entidade que emitiu a
maxLength = iMercado. This field requires an external identificacéo.Ex: iMercado. Este
35 code list. Those codes and values have campo requer uma lista de cédigo
minLength =1 | been made external spreadsheet files to externo. Esses cadigos e valores
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allow a flexible maintenance according to foram feitas em planilhas externas
the updates requirements. In this case the para permitir a manutencéo flexivel
external is ExternallssuerCode in the file de acordo com os requisitos de
ExternalCodeLists iIMERCADO.xIs atualizacdes. Neste caso o externo
é ExternallssuerCode no arquivo
ExternalCodeLists iIMERCADO.xIs.
41113 SchemeName SchmeN | [1..1] Max35Text string Identification type code. E.g. CODIGO Cadigo do tipo de documento. Ex:
m maxLength = PARTICIPANTE IMERCADO. This field CODIGO PARTICIPANTE
35 requires an external code list. Those codes | IMERCADO. Este campo requer
minLength =1 | and values have been made external uma lista de codigo externo. Esses
spreadsheet files to allow a flexible codigos e valores foram feitas em
maintenance according to the updates planilhas externas para permitir a
requirements. In this case the external is manutencgao flexivel de acordo com
ExternalldentificationTypeCode in the file 0s requisitos de atualizagdes.
ExternalCodeLists_iIMERCADO.xls. Neste caso o externo é
ExternalldentificationTypeCode no
arquivo
ExternalCodeLists iIMERCADO.xls.
4.2 Investor Invstr [0..1] A Provides account identification. Fornece dados de identificacéo da
conta.
421 SafekeepingAc | SfkpgAc | [1..1] Max35Text string Number account identification. Numero de identificacéo da conta.
count ct maxLength = Unique identification for the account
35 investors. e.g
minLength =1 Identificagcdo Unica para a conta do
115 = Account Number investidor. Ex:
115 = Numero da Conta
4.3 TradeBeneficiar | TradBnf | [1..1] + Identifies the Custodian ID code and the Contém as informacdes do agente
yParty cryPty Custodian Account ID. de custddia e conta de custddia.
431 Identification Id [1..1] + Unique and unambiguous identifier for an Identificador Gnico para uma
organisation that is allocated by an organizagdo que é atribuido por
institution. uma instituicdo.
4311 Proprietarylden | Prtryld [1..1] + Unique and unambiguous identifier, as Identificagcdo Unica atribuida a uma
tification assigned to a financial institution using a instituicdo usando um schema de
proprietary identification scheme. identificacdo proprietaria.
43111 Identification Id [1..1] Max35Text string Unigue and unambiguos identifier as Identificagcdo Gnica como é
maxLength = assigned to a financial institution using a conhecida uma instituicdo usando
35 proprietary identification scheme. um schema de identificacao
minLength = 1 proprietaria.
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This field requires an external code list.
Those codes and values have been made
external spreadsheet files to allow a flexible
maintenance according to the updates
requirements from BM&FBOVESPA. In this
case the external identification is
ExternaliMercadoRole in the file
ExternalCodeLists_iIMERCADO.xIs

Este campo requer uma lista de
codigo externo. Esses cédigos e
valores foram feitos em planilhas
externas para permitir a
manutenc¢do de acordo com 0s
requisitos de atualizagdes da
BM&FBOVESPA. Neste caso o
externo € ExternaliMercadoRole no
arquivo
ExternalCodeLists_iIMERCADO.xIs.

4.3.1.1.2 Issuer Issr [1..1] Max35Text string Entity that assigns the identification.e.g Entidade que emitiu a
maxLength = iMercado. This field requires an external identificacdo.Ex: iMercado. Este
35 code list. Those codes and values have campo requer uma lista de cédigo
minLength =1 | been made external spreadsheet files to externo. Esses codigos e valores
allow a flexible maintenance according to foram feitas em planilhas externas
the updates requirements. In this case the para permitir a manutencéo flexivel
external is ExternallssuerCode in the file de acordo com os requisitos de
ExternalCodeLists_iIMERCADO.xls atualizacdes. Neste caso o externo
é ExternallssuerCode no arquivo
ExternalCodeLists iIMERCADO.xIs.
431.1.3 SchemeName SchmeN | [1..1] Max35Text string Identification type code. E.g. CODIGO Cadigo do tipo de documento. Ex:
m maxLength = PARTICIPANTE IMERCADO. This field CODIGO PARTICIPANTE
35 requires an external code list. Those codes | IMERCADO. Este campo requer
minLength =1 | and values have been made external uma lista de codigo externo. Esses
spreadsheet files to allow a flexible caodigos e valores foram feitas em
maintenance according to the updates planilhas externas para permitir a
requirements. In this case the external is manutencao flexivel de acordo com
ExternalldentificationTypeCode in the file 0s requisitos de atualizagcdes.
ExternalCodeLists_iIMERCADO.xIs. Neste caso o externo é
ExternalldentificationTypeCode no
arquivo
ExternalCodeLists iIMERCADO.xIs.
432 SafekeepingAc | SfkpgAc | [1..1] A This block identifies the custodian account. Este bloco identifica a conta de
count ct custodia.
43.21 Identification Id [1..1] Max35Text string Number account identification. Numero de identificacéo da conta.
maxLength = Unique identification for the account
35 investors. e.g Identificagdo Unica para a conta do
minLength = 1 investidor. Ex:

115 = Account Number
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115 = NUmero da Conta

supplementary data.
Must be included the supplementary data
XML structure in this point.

5.0 Supplementary | Splmtry [1..1] + Additional information that cannot be Elemento opcional, que permite
Data Data captured in the structured elements and/or que dados adicionais sejam
any other specific block. localizados em algum ponto
especifico na mensagem se
necessario (PlaceAndName).
Usados para incorporar as
extensdes BM&FBOVESPA. Essas
extensdes sao dados ou conceitos
que ndo sdo suportados pela
mensagem ISO, porém, sao
necessarios para o mercado
brasileiro.
5.1 PlaceAndName | PlcAndN | [0..1] Max350Text | string Unambiguous reference to the location Referéncia Unica para o local onde
m maxLength = where the supplementary data must be os dados adicionais devem ser
350 inserted in the message instance. inseridos na mensagem.
minLength =1
Neste caso, deve ser usado o
XPATH.
5.2 Envelope Envip [1..1] + Technical element wrapping the Elemento técnico que especifica os
supplementary data. dados complementares.
5.2.1 Contents Cnts [1..1] + Technical element that specifies the Elemento técnico envolvendo os

dados complementares. No caso
de um arquivo XML, este deve ser
validado por um novo schema XSD.

Message Structure SUPL.setr.044.001.02 - SecuritiesTradeConfirmationStatusAdvice

INDEX OR | Message ltem Tag Mult. Data Type Data Type Description Descricao Regra
Details
1.0 SecuritiesTrade | SctiesTr | [1..1] + Provides additional trade informations. Fornece informacdes adicionais do
Information adInf negoécio.
1.1 PlaceAndName | PlcAndN | [1..1] Max350Text | string Unambiguous reference to the location Referéncia inequivoca para o local
m maxLength = where the supplementary data must be onde os dados adicionais devem
350 inserted in the message instance. ser inseridos na mensagem. O
minLength =1 | xPath to the element that is being extended | xPath do elemento que esta sendo
/IDocument/SctiesTradConfStsAdvc estendido &
/IDocument/SctiesTradConfStsAdvc
1.2 OtherAmounts OthrAmt | [1..1] + This block contains the trade taxes. Este bloco contém informagées das
S taxas referente a um negécio.
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1.2.1 ChargesFees ChrgsFe | [0..1] + Amount of money paid for the provision of Valor da taxa de emolumento.
es financial services that cannot be
categorised by
another qualifier.
1.21.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
1.2.1.2 CreditDebitindi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
1.2.2 LocalBrokerCo LcIBrkrC | [0..1] + Amount of commission paid to a local Valor da taxa de corretagem.
mmission omssn broker.
1.2.2.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
1.2.2.2 CreditDebitIndi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
1.2.3 WithholdingTax | WhidgT | [0..1] + Amount of money that will be withheld by a | Valor do imposto.
ax tax authority.
1.2.31 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
1232 CreditDebitindi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
1.2.4 NetGainLoss NetGnL | [1..1] + Amount representing the difference Valor do volume liquido.

0ss

between the cost and the current price of a
security. In

the context of securities settlement, it is the
amount paid or received when the
instructions are netted or

paired off.
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1241 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
1.2.4.2 CreditDebitindi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
1.25 LocalTaxCountr | LclTaxC | [0..1] + Registration fee. Taxa de registro.
ySpecificl trySpcfc
1
1.25.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
1.25.2 CreditDebitindi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
1.2.6 LocalTaxCountr | LclTaxC | [0..1] + Settlement fee. Taxa de liquidagédo.
ySpecific2 trySpcfc
2
1.2.6.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
1.2.6.2 CreditDebitindi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.
1.2.7 Other Othr [0..1] + Other tax. Outras taxas
1.2.7.1 Amount Amt [1..1] ActiveOrHist | decimal Price expressed as a currency and value. Preco expresso em valor e moeda.
oricCurrency | fractionDigits
AndAmount =5
mininclusive =
0
totalDigits =
18
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1.2.7.2 CreditDebitindi | CdtDbtl [0..1] CreditDebitC | string Indicates whether an entry is a credit or a Indica se é um crédito ou um
cator nd ode debit. débito.

setr.029.001.01 - SecuritiesTradeConfirmationCancellation

Message functionality
The SecuritiesTradeConfirmationCancellation message is sent by the Custodian (CST), Full Trading Participant (FTP) or Settlement Participant (SP) via iMercado
to request pre-matching cancellation.

Rules
R1. Unique option for this block.

Message Structure - setr.029.001.01 - SecuritiesTradeConfirmationCancellation

INDEX OR Message Iltem Tag Mult. Data Type Data Type Description Descrigao Regra
Details
1.0 Identification Id [1..1] + Identification assigned by the participant is Identificagao atribuida pelo
sending this message. participante que esta enviando
essa mensagem.
1.1 Transactionlde | TxId [1..1] Max35Text string Unique transaction 1D, known by the Identificagdo Unica da transagao,
ntification maxLength = participant. conhecida pelo participante.
35
minLength =1
2.0 References Refs [1..1] A Reference to the Pre Match identifier. Referéncia a identificagdo do Pre
Match.
21 Reference Ref [1..1] + Reference to the linked transaction. Referéncia de uma transacéao.
211 OR} | Commonldentifi | Cmonld | [1..1] Max35Text string Unique reference agreed upon by the two Este campo identifica Pre Match ID R1
cation maxLength = trade counterparties to identify the Pre
35 Match
minLength = 1
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3.0 Supplementary | Spimtry | [1..1] + Additional information that cannot be Elemento opcional, que permite
Data Data captured in the structured elements and/or gue dados adicionais sejam
any other specific block. localizados em algum ponto
especifico na mensagem se
necessario (PlaceAndName).
Usados para incorporar as
extensdes BM&FBOVESPA. Essas
extens@es sé@o dados ou conceitos
gue ndo sédo suportados pela
mensagem ISO, porém, sdo
necessarios para o mercado
brasileiro.
3.1 PlaceAndName | PlcAndN | [0..1] Max350Text | string Unambiguous reference to the location Referéncia Unica para o local onde
m maxLength = where the supplementary data must be os dados adicionais devem ser
350 inserted in the message instance. inseridos na mensagem.
minLength =1
Neste caso, deve ser usado 0
XPATH.
3.2 Envelope Envip [1..1] + Technical element wrapping the Elemento técnico que especifica os
supplementary data. dados complementares.
3.21 Contents Cnts [1..1] A Technical element that specifies the Elemento técnico envolvendo os
supplementary data. dados complementares. No caso
Must be included the supplementary data de um arquivo XML, este deve ser
XML structure in this point. validado por um novo schema XSD.

Message Structure SUPL.setr.029.001.01 - SecuritiesTradeConfirmationCancellation

INDEX OR Message Iltem Tag Mult. Data Type Data Type Description Descrigao Regra
Details
1.0 Participantinfor | Ptcptinf | [1..1] A Provides information about the Participant Fornece informacdes sobre o
mation who requested the cancellation. Participante que solicitou o
cancelamento.
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1.1 PlaceAndName | PlcAndN | [1..1] Max350Text | string Unambiguous reference to the location Referéncia inequivoca para o local
m maxLength = where the supplementary data must be onde os dados adicionais devem
350 inserted in the message instance. ser inseridos ha mensagem. O
minLength =1 | xPath to the element that is being extended | xPath do elemento que esta sendo
/IDocument/SctiesTradConfCxl estendido é
/IDocument/SctiesTradConfCxl
1.2 Participantldent | Ptcptld [1..1] A Identification of the Participant. Identificacdo do Participante.
ification
1.21 Proprietarylden | Prtryld [1..1] + Unigue and unambiguous identifier, as Identificagdo Unica atribuida a uma
tification assigned to a financial institution using a instituicdo usando um schema de
proprietary identification scheme. identificacéo proprietaria.
1.21.1 Identification Id [1..1] Max35Text string Unigue and unambiguous identifier, as Identificacdo Unica como é
maxLength = assigned to a financial institution using a conhecida uma instituicdo usando
35 proprietary identification scheme. um schema de identificacao
minLength =1 | This field requires an external code list. proprietaria.

Those codes and values have been made
external spreadsheet files to allow a flexible
maintenance according to the updates
requirements from B3. In this case the
external identification is ExternalRole in the
file ExternalCodeLists iMERCADO.xls.
The identification of the party must be
informed in the standard below:
Role+Partyldentification e.g 3-123456,
where 3 means TP (Trading Participant).

Este campo requer uma lista de
cédigo externo. Esses cadigos e
valores foram feitos em planilhas
externas para permitir a
manutenc¢ao de acordo com os
requisitos de atualizagcoes da B3.
Neste caso, o externo é
ExternalRole no arquivo
ExternalCodeLists_iIMERCADO.xIs.

A identificagé@o do participante
precisa ser informada no padréo
abaixo:

Categoria+ldentificacdo do
Participante ex: 3-123456, onde 3
significa PNP (Participante de
Negociacao Pleno).
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1.2.1.2 Issuer Issr [1..1] Max35Text string Entity that assigns the identification.e.g Entidade que emitiu a
maxLength = iMercado. This field requires an external identificacéo.Ex: iMercado. Este
35 code list. Those codes and values have campo requer uma lista de cédigo
minLength =1 | been made external spreadsheet files to externo. Esses cadigos e valores
allow a flexible maintenance according to foram feitas em planilhas externas
the updates requirements. In this case the para permitir a manutencéo flexivel
external is ExternallssuerCode in the file de acordo com os requisitos de
ExternalCodeLists_iIMERCADO.xIs atualizacdes. Neste caso o externo
é ExternallssuerCode no arquivo
ExternalCodeLists iIMERCADO.xls.
1.2.1.3 SchemeName SchmeN | [1..1] Max35Text string Identification type code. E.g. CODIGO Cadigo do tipo de documento. Ex:
m maxLength = PARTICIPANTE IMERCADO. This field CODIGO PARTICIPANTE
35 requires an external code list. Those codes | IMERCADO. Este campo requer
minLength =1 | and values have been made external uma lista de codigo externo. Esses
spreadsheet files to allow a flexible caédigos e valores foram feitas em
maintenance according to the updates planilhas externas para permitir a
requirements. In this case the external is manutencao flexivel de acordo com
ExternalldentificationTypeCode in the file 0s requisitos de atualizagGes.
ExternalCodeLists_iIMERCADO.xIs. Neste caso o externo é
ExternalldentificationTypeCode no
arquivo
ExternalCodeLists iIMERCADO.xls.

setr.030.001.01 - SecuritiesTradeConfirmationResponse

Message functionality

The SecuritiesTradeConfirmationResponse message is sent by the Custodian (CST), Full Trading Participant (FTP) or Settlement Participant (SP) via iMercado
to confirm the Pre-Matching Cancellation request.

Rules
R1. The "ExecutingPartyTransactionldentification" and "Commonldentification" assignments are mandatory and must be sent in this order for the XML to be
filled out.
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Message Structure - setr.030.001.01 - SecuritiesTradeConfirmationResponse

INDEX OR Message Item Tag Mult. Data Type Data Type Description Descrigao Regra
Details
1.0 Identification Id [1..1] A Identification assigned by the participant is Identificagao atribuida pelo
sending this message. participante que esta enviando
essa mensagem.
1.1 Transactionlde | TxId [1..1] Max35Text string Unique transaction 1D, known by the Identificagcdo Unica da transagao,
ntification maxLength = participant. conhecida pelo participante.
35
minLength =1
2.0 References Refs [2..2] A Reference to the transaction identifier Referéncia a identificagdo da
issued by a buniness party. it may also be transagao feito por um participante.
used to refence a previous transaction. usado para fazer referéncia a uma
Transaction number asssigned by the transagdo anterior. Nimero da
participant who sent the message transacgéo atribuida pelo
setr.029.001.01. participante que enviou a
mensagem setr.029.001.01.
2.1 Reference Ref [1..1] + Reference to the linked transaction. Referéncia de uma transacao. R1
211 {OR | ExecutingParty | ExctgPt | [1..1] Max35Text string Identification of the confirmation transaction | Identificacdo Unica da transacéo,
Transactionlde | yTxId maxLength = as known by the executing party. conhecida pelo participante.
ntification 35
minLength =1
2.1.2 OR} | Commonldentifi | Cmonld | [1..1] Max35Text string Unique reference agreed upon by the two Este campo identifica Pre Match ID
cation maxLength = trade counterparties to identify the Pre
35 Match
minLength = 1
3.0 Status Sts [1..1] + This block contains the details about Este bloco contém os detalhes
accepting or rejecting Pre Match sobre o aceite ou rejei¢cdo do
cancellation. cancelamento do Pre Match.
3.1 AffirmationStat | AffirmSt | [1..1] + This block contains information on Este bloco contém informagéo do
us s acceptance or rejection of the transaction. aceite ou rejeicdo da transacéao.
3.1.1 Code Cd [1..1] AffirmationSt | string AFFI: Acceptance AFFI: Aceito
atus1Code NAFI: Rejection NAFI: Rejeitado
3.2 AdditionalReas | AddtlRs | [0..1] Max210Text | string Provides additional information about the Informa o motivo da rejeigao
oninformation ninf maxLength = reject reason. referente ao valor financeiro.
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210
minLength =1
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